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A)endent Variable: Y
Method: Least Squares

Sample: 1990 2014
Included observations: 25

Date: 28/05/18 Time: 09:48

\

Variable Coefficient Std. Error t-Statistic Prob
C 76.43262 4.348979 17.57484 0.0000
X -1.13E-05 3.36E-06 -3.366726 0.0032
M -2.02E-05 8.83E-06 -2.283788 0.0341
INT -207.3726 22.64480 -9.141478 0.0000
TINF 0.348281 0.228783 1.522318 0.1444
PIB 9.38E-06 3.39E-06 2.763511 0.0124
R-squared 0.958419 Mean dependent var 60.60280
Adjusted R-squared 0.947477 S.D dependent var 21.79424
S.E. of regression 4.994780 Akaike info criterion 6.260227
Sum squared resid 474.0088 Schwarz criterion 6.552757
Log likelihood -72.25284 Hannan-Quinn criter 6.341363
87.58860 Durbin-Watson stat 2.054650
0.000000

F-statistic
Prob(F-statistic)
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Dependent Variable: Y

Method: Least Squares
Date: 28/05/18 Time: 10:37
Sample: 1990 2014
Included observations: 25
Variable Coefficient Std. Error t-Statistic Prob
C 77.24848 4.455711 17.33696 0.0000
X -1.02E-05 3.38E-06 -3.011171 0.0069
M -1.65E-05 8.77E-06 -1.879419 0.0748
INT -180.226 14.47605 -12.44994 0.0000
PIB 8.04E-06 3.38E-06 2.376452 0.0276
R-squared 0.953348 Mean dependent var 60.60280
Adjusted R-squared 0.944017 S.D dependent var 21.79424
S.E. of regression 5.156667 Akaike info criterion 6.295314
Sum squared resid 531.8242 Schwarz criterion 6.539098
Log likelihood -73.69143 Hannan-Quinn criter 6.362927
F-statistic 102.1758 Durbin-Watson stat 1.918770
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Dependent Variable: Y

Method: Least Squares
Date: 28/05/18 Time: 12:30
Sample: 1990 2014
Included observations: 25
Variable Coefficient Std. Error t-Statistic Prob
C 82.97087 3.443665 24.09377 0.0000
X -5.33E-06 2.31E-06 -2.305402 0.0314
INT -191.2555 14.00827 -13.65305 0.0000
PIB 1.85E-06 8.09E-07 2.282344 0.0330
R-squared 0.945108 Mean dependent var 60.60280
Adjusted R-squared 0.937267 S.D dependent var 21.79424
S.E. of regression 5.458720 Akaike info criterion 6.377952
Sum squared resid 625.7501 Schwarz criterion 6.572972
Log likelihood -75.72440 Hannan-Quinn criter 6.432043
F-statistic 120.5240 Durbin-Watson stat 1.756081
Prob(F-statistic) 0.000000
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Summary

The objective of this study was to study and analyze the determinants of the Algerian dinar
exchange rate in the period 1990-2014. It was found that there are a number of economic variables
that affect the exchange rate and by estimating a model to measure the effect of these variables.
Among the explanatory determinants used in the study We find exports, imports, interest rates,

inflation, GDP.

In the model estimation we used statistical analysis using multiple linear regression analysis to
test hypotheses statistically based on Excel 2007 and Eviews 9 where we concluded that the

Algerian economy did not balance the supply and demand of foreign currencies.

The study concluded that the previous variables have economic and statistical significance, where
the independent variable of imports did not have statistical significance but showed that it has
significance with the rest of the variables combined. We removed the variables that were less
significant statistical and then we reached several models are statistically acceptable and after the
differentiation between them through the main indicators: the coefficient of determination 2R.
Hannan Quinn Criter, AKaike info criterion, Schwarz Criterio The model was obtained: Y = f (X. M

INT. PIB)

Keywords: exchange rate, exchange market, Algerian dinar.



	واجهة البحث
	الإهــــــــــــــــداء
	الفهــــــــــــرس
	قائمة الأشكال
	قائمة الجداول
	قائمة الملاحق
	مقدمـــــــــــة
	فصل 1
	الفصل الثاني
	خاتمة عامة
	المراجع
	الملاحق
	الملخص

